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Al>stnikt:
V pfedluzcnc prdci studujome transfonuace iiahodnych velicin a. vektoru. Vety,
ktere budeme potrebovat k vy i joc t imi . in'rdcmc pouzo hex duka'/u, nebol jr Izc
nalezt v doKtnpiir lilcrn.ture. /anirrimc sc prcdcvMini na, aplikari tcchto vet.
Predvedcnie p o u x i t i na konkrelni t i-anslormaci olx-cne />-ro/inerneho iiahodneho
voktoni X — (A"i V / , ) ' . \ G N, /> > 2. Daiiou t ra i i s fonnar i nejprve a]jliku-
jenie na. nahodiH-': veliciny a. vcktory, kterr niaji nonnalni roxdelonf. Polo wi,vedemn
pojcm a.syinptoticky nonnalni I'o/.deleni a stejnou tra.iisfonnaci ] K ) i i z i j e j n e na.
iii 'ihodiie vcliciny a vt 'ktoiy, ktcn'1 jsou asymptolirky norinalni. Na za\er vyslcvlky
porovnani(\i slova.: transtoniiacc, nahodne vcliciny, i iahodnr vt-ktory. nonnalni rozdele-
in', asyniptotit'ka. nonnalit.a.
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In the presented work, \ve study transformations of random variables and vectors.
The theorems needed for calculat ions are stated without proofs because these1 can
be1 easily found in accessible literature. This work aims pr imar i ly on the appli-
cat ion of these theorems in practice. Their use is shown on a. transformation of
/(-dimensional random vectors X — (X[ ...... V;J) . /> C M. \> > 2. First, this t rans-
formation is n.pplied to normally distributed random variables and vectors. Next.
we introduce t he deliuit ion of asymptot ic normality and t h e same transformation
is used on asymptotical! if normal random variables and vectors. In the conclusion.
we compare the results.
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